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Funds Included in Composite
NJDH 5160 - HEDGE FUND COMMON A
NJDI 5156 - HEDGE FUND COMMON D
NJDJ 5152 - HEDGE FUND COMMON B
NJDL 2116 - HEDGE FUND COMMON E
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Purchase Report by Report Date
Composite

to June 9, 2011View Date:May 31, 2011May 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

OPTIONS BOUGHT
US DOLLAR

JUN11 1300 PUT99XZ79888 05 May 2011 06 May 2011 USD/NYFMORGAN STANLEY CO INCORPORATEDS+P 500 INDEX

500.000 NJDH Local 16.180000 0.00 0.00 0.00 809,000.001.000000

Base 16.180000 0.00 0.00 0.00 809,000.00

JUL11 1300 PUT99Z094684 03 May 2011 04 May 2011 USD/NYFMORGAN STANLEY CO INCORPORATEDS+P 500 INDEX

1,000.000 NJDH Local 21.900000 0.00 0.00 0.00 2,190,000.001.000000

Base 21.900000 0.00 0.00 0.00 2,190,000.00

05 May 2011 06 May 2011 USD/NYFMORGAN STANLEY CO INCORPORATED

2,500.000 NJDH Local 25.800000 0.00 0.00 0.00 6,450,000.001.000000

Base 25.800000 0.00 0.00 0.00 6,450,000.00

99Z094684 Total

0.00 0.000.003,500.000 Local 8,640,000.00

Base 0.00 0.00 0.00 8,640,000.00

SEP11 145 CALL99Z095608 24 May 2011 USD/NYF 2.00GOLDMAN SACHS + COSPDR GOLD TRUST

250.000 NJDL Local 4.280000 0.00 500.00 0.00 107,500.001.000000

Base 4.280000 0.00 500.00 0.00 107,500.00

24 May 2011 CANCEL USD/NYF 2.00GOLDMAN SACHS + CO

-250.000 NJDL Local 4.280000 0.00 -500.00 0.00 -107,500.001.000000

Base 4.280000 0.00 -500.00 0.00 -107,500.00

99Z095608 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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Purchase Report by Report Date
Composite

to June 9, 2011View Date:May 31, 2011May 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

SEP11 145 PUT99Z168454 24 May 2011 25 May 2011 USD/NYF 2.00GOLDMAN SACHS + COSPDR GOLD TRUST

250.000 NJDL Local 4.280000 0.00 500.00 0.00 107,500.001.000000

Base 4.280000 0.00 500.00 0.00 107,500.00

OCT11 29 PUT99Z170880 27 May 2011 31 May 2011 USD/NYF 2.00GOLDMAN SACHS + COPOWERSHARES DB COMMODITY INDEX

1,000.000 NJDL Local 1.180700 0.00 2,000.00 0.00 120,070.001.000000

Base 1.180700 0.00 2,000.00 0.00 120,070.00

US DOLLAR  Total

0.00Local5,250.000

0.00Base

0.00

0.00

2,500.00

2,500.00

9,676,570.00

9,676,570.00

OPTIONS BOUGHT  Total

5,250.000
Base 0.00 2,500.00 0.00 9,676,570.00

PURCHASE Total
5,250.000

0.00 2,500.00 0.00 9,676,570.00Base



Prepared by State StreetPage 4

Purchase Report by Report Date
Composite

to June 9, 2011View Date:May 31, 2011May 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

FUTURE BUY TO CLOSE
US DOLLAR

JUN11 XIOM99Z044630 11 May 2011 GOLDMAN SACHS + CONIKKEI 225 INDEX FUTURES CME

636.000 NJDI Local 9,746.352200 2,067.00 29,595,663.751.000000

Base 9,746.352200 2,067.00 29,595,663.753,180.00041

11 May 2011 CANCEL GOLDMAN SACHS + CO

-636.000 NJDI Local 9,746.352200 -2,067.00 -29,595,663.751.000000

Base 9,746.352200 -2,067.00 -29,595,663.75-3,180.00041

11 May 2011 GOLDMAN SACHS + CO

636.000 NJDI Local 9,746.352200 1,908.00 29,595,663.751.000000

Base 9,746.352200 1,908.00 29,595,663.753,180.00042

12 May 2011 GOLDMAN SACHS + CO

1,000.000 NJDI Local 9,713.950000 3,000.00 46,534,062.501.000000

Base 9,713.950000 3,000.00 46,534,062.505,000.00043

12 May 2011 GOLDMAN SACHS + CO

4,364.000 NJDI Local 9,825.244000 13,092.00 188,383,298.751.000000

Base 9,825.244000 13,092.00 188,383,298.7521,820.00044

13 May 2011 GOLDMAN SACHS + CO

2,500.000 NJDI Local 9,613.836000 7,503.00 107,153,062.501.000000

Base 9,613.836000 7,503.00 107,153,062.5012,500.00045

13 May 2011 CANCEL GOLDMAN SACHS + CO

-2,500.000 NJDI Local 9,613.836000 -7,503.00 -107,153,062.501.000000

Base 9,613.836000 -7,503.00 -107,153,062.50-12,500.00045

13 May 2011 GOLDMAN SACHS + CO

2,500.000 NJDI Local 9,613.836000 7,503.00 107,153,062.501.000000

Base 9,613.836000 7,503.00 107,153,062.5012,500.00046
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Purchase Report by Report Date
Composite

to June 9, 2011View Date:May 31, 2011May 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

16 May 2011 GOLDMAN SACHS + CO

1,000.000 NJDI Local 9,555.520000 3,000.00 42,861,225.001.000000

Base 9,555.520000 3,000.00 42,861,225.005,000.00047

19 May 2011 GOLDMAN SACHS + CO

500.000 NJDI Local 9,643.460000 1,500.00 21,430,612.501.000000

Base 9,643.460000 1,500.00 21,430,612.502,500.00048

99Z044630 Total

30,003.0010,000.000 Local 435,957,925.00

Base 30,003.00 435,957,925.0050,000.000

US DOLLAR  Total

Local10,000.000

Base

30,003.00

30,003.00

435,957,925.00

435,957,925.0050,000.000

FUTURE BUY TO CLOSE  Total

10,000.000
50,000.000 Base 30,003.00 435,957,925.00

FUTURE PURCHASE Total
10,000.000

30,003.00 435,957,925.0050,000.000 Base
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Sales Report by Report Date
Composite

to June 9, 2011View Date:May 31, 2011May 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_BUYS
US DOLLAR

MAY11 1230 PUT99Z050249 21 May 2011 21 May 2011 USD/OPTION EXPIREDS+P 500 INDEX

2,000.000 NJDH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

US DOLLAR  Total

0.00Local2,000.000

0.00Base

0.00

0.00

0.00

0.00

0.00

0.00

OPTIONS EXPIRED_BUYS  Total

2,000.000
Base 0.00 0.00 0.00 0.00

OPTIONS SOLD
US DOLLAR

MAY11 1200 PUT99XZ95736 05 May 2011 06 May 2011 USD/NYFMORGAN STANLEY CO INCORPORATEDS+P 500 INDEX

2,000.000 NJDH Local 1.500000 0.00 0.00 0.00 300,000.001.000000

Base 1.500000 0.00 0.00 0.00 300,000.00

MAY11 1230 PUT99Z050249 11 May 2011 12 May 2011 USD/NYFMORGAN STANLEY CO INCORPORATEDS+P 500 INDEX

1,000.000 NJDH Local 0.562500 0.00 0.00 0.00 56,250.001.000000

Base 0.562500 0.00 0.00 0.00 56,250.00

12 May 2011 13 May 2011 USD/NYFGOLDMAN SACHS + CO

1,000.000 NJDH Local 0.650000 0.00 0.00 0.00 65,000.001.000000

Base 0.650000 0.00 0.00 0.00 65,000.00
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Sales Report by Report Date
Composite

to June 9, 2011View Date:May 31, 2011May 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

13 May 2011 16 May 2011 USD/NYF 1.00GOLDMAN SACHS + CO

1,500.000 NJDH Local 0.450000 0.00 1,500.00 0.00 66,000.001.000000

Base 0.450000 0.00 1,500.00 0.00 66,000.00

13 May 2011 16 May 2011 USD/NYFGOLDMAN SACHS + CO

500.000 NJDH Local 0.500000 0.00 0.00 0.00 25,000.001.000000

Base 0.500000 0.00 0.00 0.00 25,000.00

99Z050249 Total

1,500.00 0.000.004,000.000 Local 212,250.00

Base 0.00 1,500.00 0.00 212,250.00

US DOLLAR  Total

0.00Local6,000.000

0.00Base

0.00

0.00

1,500.00

1,500.00

512,250.00

512,250.00

OPTIONS SOLD  Total

6,000.000
Base 0.00 1,500.00 0.00 512,250.00

OPTIONS WRITTEN
US DOLLAR

SEP11 155 CALL99Z095343 31 May 2011 OPEN USD/NYF 2.00GOLDMAN SACHS + COSPDR GOLD TRUST

250.000 NJDL Local 3.400000 0.00 500.00 1.64 84,498.361.000000

Base 3.400000 0.00 500.00 1.64 84,498.36

AUG11 5.5 CALL99Z126817 02 May 2011 03 May 2011 USD/NYF 1.00GOLDMAN SACHS + COSPRINT NEXTEL CORP

10,000.000 NJDH Local 0.350000 0.00 10,000.00 6.72 339,993.281.000000

Base 0.350000 0.00 10,000.00 6.72 339,993.28
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Sales Report by Report Date
Composite

to June 9, 2011View Date:May 31, 2011May 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

AUG11 45 CALL99Z127963 03 May 2011 04 May 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATEDHEWLETT PACKARD CO

4,506.000 NJDH Local 0.564000 0.00 4,506.00 4.88 249,627.521.000000

Base 0.564000 0.00 4,506.00 4.88 249,627.52

04 May 2011 USD/NYF 3.00MORGAN STANLEY CO INCORPORATED

494.000 NJDH Local 0.600000 0.00 1,482.00 0.57 28,157.431.000000

Base 0.600000 0.00 1,482.00 0.57 28,157.43

04 May 2011 CANCEL USD/NYF 3.00MORGAN STANLEY CO INCORPORATED

-494.000 NJDH Local 0.600000 0.00 -1,482.00 -0.57 -28,157.431.000000

Base 0.600000 0.00 -1,482.00 -0.57 -28,157.43

04 May 2011 05 May 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

494.000 NJDH Local 0.600000 0.00 494.00 0.57 29,145.431.000000

Base 0.600000 0.00 494.00 0.57 29,145.43

99Z127963 Total

5,000.00 5.450.005,000.000 Local 278,772.95

Base 0.00 5,000.00 5.45 278,772.95

AUG11 18 CALL99Z127971 03 May 2011 04 May 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATEDATMEL CORP

2,000.000 NJDH Local 0.500000 0.00 2,000.00 1.92 97,998.081.000000

Base 0.500000 0.00 2,000.00 1.92 97,998.08

OCT11 15 CALL99Z137251 06 May 2011 09 May 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATEDMOTRICITY INC

500.000 NJDH Local 0.600000 0.00 500.00 0.58 29,499.421.000000

Base 0.600000 0.00 500.00 0.58 29,499.42

09 May 2011 10 May 2011 USD/NYF 1.00MORGAN STANLEY CO INCORPORATED

1,000.000 NJDH Local 0.625000 0.00 1,000.00 1.20 61,498.801.000000

Base 0.625000 0.00 1,000.00 1.20 61,498.80
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Sales Report by Report Date
Composite

to June 9, 2011View Date:May 31, 2011May 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

99Z137251 Total

1,500.00 1.780.001,500.000 Local 90,998.22

Base 0.00 1,500.00 1.78 90,998.22

OCT11 33 CALL99Z170922 27 May 2011 31 May 2011 USD/NYF 1.00GOLDMAN SACHS + COPOWERSHARES DB COMMODITY INDEX

1,000.000 NJDL Local 0.533300 0.00 1,000.00 1.03 52,328.971.000000

Base 0.533300 0.00 1,000.00 1.03 52,328.97

US DOLLAR  Total

0.00Local19,750.000

0.00Base

18.54

18.54

20,000.00

20,000.00

944,589.86

944,589.86

OPTIONS WRITTEN  Total

19,750.000
Base 0.00 20,000.00 18.54 944,589.86

SALES Total
27,750.000

0.00 21,500.00 18.54 1,456,839.86Base
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Purchase Report by Report Date
Currency Summary - Composite

June 9, 2011View Date:to May 31, 2011May 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR
OPTIONS BOUGHT

5,250.000 Local

6TRADES:

0.00Base

1CANCELS:

2,500.00
2,500.00 0.00

0.00
9,676,570.00
9,676,570.00

0.00

US DOLLAR  Total
5,250.000

6TRADES:
1CANCELS:

Base

Local

0.00 2,500.00

2,500.00

0.00

0.00

9,676,570.00

9,676,570.000.00

5,250.000
PURCHASE Total

6TRADES:
1CANCELS:

0.002,500.00 9,676,570.00Base 0.00
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Purchase Report by Report Date
Currency Summary - Composite

June 9, 2011View Date:to May 31, 2011May 1, 2011

Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

50,000.000
FUTURE BUY TO CLOSE

10,000.000 Local

8TRADES:

Base

2CANCELS:

435,957,925.00
435,957,925.00

50,000.000
US DOLLAR  Total

10,000.000

8TRADES:
2CANCELS:

Base

Local

435,957,925.00

435,957,925.00

50,000.000
10,000.000

FUTURE PURCHASE Total

8TRADES:
2CANCELS:

435,957,925.00Base
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Sales Report by Report Date
Currency Summary - Composite

June 9, 2011View Date:to May 31, 2011May 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR
OPTIONS EXPIRED_BUYS

2,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

OPTIONS SOLD
6,000.000 Local

5TRADES:

0.00Base

0CANCELS:

1,500.00
1,500.00 0.00

0.00
512,250.00
512,250.00

0.00

OPTIONS WRITTEN
19,750.000 Local

9TRADES:

0.00Base

1CANCELS:

20,000.00
20,000.00 18.54

18.54
944,589.86
944,589.86

0.00

US DOLLAR  Total
27,750.000

15TRADES:
1CANCELS:

Base

Local

0.00 21,500.00

21,500.00

18.54

18.54

1,456,839.86

1,456,839.860.00

27,750.000
SALES Total

15TRADES:
1CANCELS:

18.5421,500.00 1,456,839.86Base 0.00
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Purchase Report by Report Date
Fund Summary - Composite

June 9, 2011View Date:to May 31, 2011May 1, 2011

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

OPTIONS BOUGHT
5,250.000

6TRADES:

0.00Base

1CANCELS:

2,500.00 0.00 9,676,570.00

5,250.000

PURCHASE Total

6TRADES:
1CANCELS:

0.002,500.00 9,676,570.00Base 0.00
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Purchase Report by Report Date
Fund Summary - Composite

June 9, 2011View Date:to May 31, 2011May 1, 2011

Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

50,000.000
FUTURE BUY TO CLOSE

10,000.000

8TRADES:

Base

2CANCELS:

435,957,925.00

50,000.00010,000.000

FUTURE PURCHASE Total

8TRADES:
2CANCELS:

435,957,925.00Base
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Sales Report by Report Date
Fund Summary - Composite

June 9, 2011View Date:to May 31, 2011May 1, 2011

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

OPTIONS EXPIRED_BUYS
2,000.000

1TRADES:

0.00Base

0CANCELS:

0.00 0.00 0.00

OPTIONS SOLD
6,000.000

5TRADES:

0.00Base

0CANCELS:

1,500.00 0.00 512,250.00

OPTIONS WRITTEN
19,750.000

9TRADES:

0.00Base

1CANCELS:

20,000.00 18.54 944,589.86

27,750.000

SALES Total

15TRADES:
1CANCELS:

18.5421,500.00 1,456,839.86Base 0.00
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